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for  relationship  to  relationship  betwe 


possible  subsets  of  components  of  X by  computing,and  compering,  the 


gain  inaight  into  tha  rcgraaaion  rapreaantation 


a series  X( • ) . Then  one  estimates  the  spectral  density  matrix 


-51 


One  method  of  defining  an  index  series  is  to  form  a scalar 


•iagular.  Further,  it  i*  complex  valued. 


since  they  are  of  the  form  (where  w(»)  ere  weighting  matrices) 


•o 

o 

r. 


in  order  determining  criterion  euch  a*  Akaike'e  AIC  criterion  (aee  Akaike  can  be  found  by  fitting  an  autoregreaeive  approximait  to  Z(t)  = i 

(1976))  or 


where  6 ( * ) and  <n(>)  are  independent  white  noiae  proceeaee.  Then 


For  any  linear  combination  c'Y(t)  f its  unpredi stability  criterion  is 


(1977).  The  idea*  of  thie  section  are  an  extension  of  their  ideas. 
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